Introduction.
In previous papers, [l; 2], we have discussed the representation of the solutions of various classes of nonlinear differential equations in terms of the maximum operation.
In this paper, we wish to indicate the application of similar techniques to the representation of the distribution function of the solution of stochastic differential equations. In the case where the equation has the form (1.1) du/dt = g(u) + r(t), «(0) = c, with r(t) a random function with given distribution, of which a particularly important case is the Riccati equation 
which plays a role in the study of wave propagation through a random medium.
Quasi-linearization.
Let us make the fundamental assumption that g(u) is a strictly convex twice differentiable function of u for -oo <u< oo. Then we may write 3. Representation of the probability distribution for U. From the relation given in (2.4) we derive the obvious inequality
for -oo <x< oc and all random functions v(t).
Since we have equality for v = u, we can state the following result. 
